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(X = x, R = µ)
λ 
ø
{x>0}−−−−−−→ (X = x + 1, R = µ),
(X = 0, R = µ)
λF (dµ′)−−−−−→ (X = 1, R = µ′),
(X = x, R = µ)
µ 
ø
{x>0}−−−−−−→ (X = x − 1, R = µ).
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J(ρ) = V0ρ(1 − ρ),
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6éA5<&> O 4 B <&>jC (Q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N − ∑Li=1 xi
)
.
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ö Q <&> ß ïo2 M 6éÛÞ;78>68A M Þg>jJ
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ÝGÞ>rJ$<&>jCæAo:;Û±ï>j4 Qzç J@7é68>@A5< MQzçB Aæ6 M=Q 7 B <&>jC  :;>@:(>Eì î ?;>@Aæ<&?;> B 4=4&6éí B 7)4 B <=>6 M λ ê  6é<=?;68A<=?;>J B A Q A(68J B 7v>@A M >@Û±ï;78> X̄ 6 M ë(Ýo>rCaì î ?;6878> çÁQ 4¹<=?;> O 4 B A(C¥J B A Q A;68J B 7>@A M >@Û±ï;7é> Q A(7é2<&?;>>
ÝGÞ>rJ$< B <=6 Q A
E(X̄)
6 M ë;ÝG>jC êvÿ A ï Q <&?*J BEM > M ì çÁQ 4 α > 2 <&?;>@4&>>
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<&>jC BEM/çÁQ 787 QîM ì
Nc = Lxc
6 M <&?;>Û B ÝG68Û B 7/Ao:;Û±ï>j4 Qzç J@7é68>@A5< M <=? B <LJ B Aæïg>6éA <=?;>  :;>j:;> M 6éA<&?;>
 :;6»C±4&> O 6éÛ>Nì B A(C<=?;>¹78> M&M J QNM <=782 î¹B 2L< QB ï M=Q 4&ï<&?;>>
Ý;J@> M&M N−Nc 6 M < Q Þ;:G<ª6é<§6éAQ A;> M 68A O 7é>  :;>@:;> ê K)>
<¹: M¹O 6éíN> B A>
Ý B ÛÞ;78>Eìoïo2 M Þ>rJ
6 ç 2568A O <=?;>-ü Q 6éA5<¹7 B|î <&?;4 Q : O ?




, 1 ≤ y ≤ r ß 	oå
î ?;>@4&> r > 1 6 M 4 B <&6 Q ïg>
< î >@>jA.<=?(>?;6 O ?;> M < B A(C7 Qî > M < M Þg>@>rC ê5ÿ A.<=? B <-J BEM >EìE: M 68A Oß ñ å-î >¢? B íE>m<=?(> çÁQ 787 Qî 68A O.BEM 2oÛ´Þ;< Q <&68J BNM ξ → ∞













Eµ0(X) < ∞ î ?(>@A α > 2 ì î ?;68J_?³2o68>@7»C M <=?(>½Þ Q5M=M 68ï;6é786é<[2 Qzç J Q A(CG>jA M=B <=6 Q AB ï Q íE>m<=?;>J@4=6é<=6»J B 7)CG>@A M 6é<[2
dc(α, r) =
(r − 1)α−2
α − 2 + (r − 1)α−2 .
ßEå
 ËÉ Ò)Ù(Î=Ö §ÌÙ;Ò/ÐoËmÌIÍ;Ð
Ú ?;> B A B 7é2 M 6 M±Qzç±ß Nå 68A <&?;>4=68A O*O > Q Û>
<=4&2³J B A 68AXÞ;4&68A(J
68Þ;78>ïg>Þ>j4 çÁQ 4=Û>rCýïo2Û´> B A MmQzç-M=B C;CG78>Þ Q 68AN<L<=>rJ_?;A;6  :;> M ð 	 ì  ò î ?;68J_? î >±Þ Q5M <&Þ Q A;>< QB A Q <&?;>@4 î3Q 4=õ ê
ÿ A M <&> B C î >LÞ(4=> M >jAN< B A5:(Û´>j4=6»J B 7 B Þ;Þ;4 QNB J_?  <=?;>  Þ;4=> M >jA5<=>jC¥6éA96 Oê;ßB5å F ß J å 6 M
Q ïG< B 68A;>jCïo2 M=Q 78í568A O <=?;>4&>jJ@:;4 M 68íE>L4=>j7 B <=6 Q A
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